Abstract. We show that the weights of extended Gauss-Legendre quadrature rules are all positive.
1. Introduction. We consider extended Gauss-Legendre quadrature formulas, i.e., integration rules of the type where %j"\ /= 1, ...,«, are the zeros of the nth degree Legendre polynomial P"(x), while the nodes xj"\j = 1,2, . . . , n + 1, and the weights A)"', BJ"^ are chosen so that (1) has degree of exactness p = 3n + 1 (3n + 2 if n is odd), i.e., Rn(f) = 0 whenever /is a polynomial of degree up to p. If we denote by En+X(x) the polynomial of degree n + 1, whose zeros are the abscissas xj"',j =1,2,...,« + 1, then En +, 0) has to satisfy the following orthogonality relation /!, Pn(x)En+x(x)xkdx = 0, k = 0,l,...,n.
Szegö [4] has studied En + j (x) in a different context and gives some very interesting results. For instance, he proves that the nodes xj"' are in (-1, 1) and interlace with the zeros of P"(x).
Formulas for the computation of the weights A\"' and Bj"' are given in [2], [3] . In [2] it is shown that the BJn^s axe positive; however, nothing has been said about the sign of A)"'. In this note we show that the weights AJ"~* are also positive. Remark. In his paper, Szegö derives, although not explicitly stated, the analogue of (6) for rules of type (1) with a weight function of the form (1 -x2)?'^, when
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